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ON SOME CHARACTERIZATION OF PROBABILITY DISTRIBUTION
Let X 0»X-| be independent real random variati ed .The knowledge of the distribution of XQ + X-j does not characterize the distributions of XQ and X1 (see [5] ), p.206 and [2], but the knowledge of the joint distribution of two sums Y^ = β XQ + X.J, Y2 = XQ + X2 where X0,X-,,X2 are independent real random variables determines by some assumption the distributions of X0,X-j,X2 up to change of the location.
I.Kotlarski proved the following theorem: Theorem of Kotlarski. Let X0,X1,X2 be independent real random variables whose the characteristic functions The theorem remains true if the assumption about nonvanishing of the characteristic functions is replaced by the assumption that the characteristic functions are analytical in some strips containing the imaginary axis (see [3] -Remark 1 ).
In this paper we prove the following theorem which is generalization of these two cases:
Theorem. Let X0,X1,...,Xn (n>2) be η + 1 independent real random variables where the characteristic functions -249 -
